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1. Here, I choose to relate the question of choosing distribution and p to the same kind of solution as in Section 4, i.e. choose the distribution and p which gives smallest variances of the moments of interest. Text is inserted at appropiate position, i.e. p. 5 line 49, to suggest this approach.
2. The reason to choose p = 3 is that then it is easily seen that this approach yields the same weights as the previous method of Vale and Maurelli, hence their method is a special case. This has been clari…ed in the text. The coe¢ cients a d have been de…ned.
3. At p. 10, line 46 the text is rewritten with an example and references to a situation where a bootstrap procedure incorporating skewness and kurtosis would most likely help.
4. Matrix A inserted.
5. Transpose inserted.
6. m changed to A:
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